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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 2/28/07  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 2/28/07  
LGIP-GOVERNMENT (7) 

=================================================== =================================================== ======================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARR Y-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - ----- --------- -------------- - ------------- 
  
                                                 TR I-PARTY REPO-TSY COLLAT (   7) 
                                                 -- ------------------------------ 
 57069 TPBA0379 BANK OF AMERICA SE  5.280  3/01/07  5.280 Aaa  AAA   1472000000.00   100.00000 2  1472 000000.00  1472000000.00                 
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    5.280            1472000000.00                1472 000000.00  1472000000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY CO LLATERAL    (TYPE    7) 
  
  
                                                 U. S. TREASURY BILLS       (  11) 
                                                 -- ------------------------------ 
 56901 912795YX U.S. TREASURY BILL  5.133  3/15/07  5.153 Aaa  AAA   25,000,000.00    99.80031 2  24,9 50,100.69  24,950,076.50          -24.19 
 56914 912795YX U.S. TREASURY BILL  5.135  3/15/07  5.155 Aaa  AAA  100,000,000.00    99.80031 2  99,8 00,305.56  99,800,306.00                 
 56966 912795YY U.S. TREASURY BILL  5.165  3/22/07  5.186 Aaa  AAA   50,000,000.00    99.69871 2  49,8 49,354.17  49,849,354.00                 
 56668 912795ZE U.S. TREASURY BILL  5.015  5/03/07  5.081 Aaa  AAA   25,000,000.00    99.12238 2  24,7 80,593.74  24,780,593.75                 
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    5.153           200,000,000.00               199,3 80,354.16 199,380,330.25          -24.19 
  
    4 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U. S. TREASURY NOTES & BON (  12) 
                                                 -- ------------------------------ 
 49216 912828DS U S TREASURY NOTE   3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.74200 2  49,9 92,848.47  49,871,000.00     -121,848.47 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.74200 2  24,9 96,830.46  24,935,500.00      -61,330.46 
 56651 912828FJ U S TREASURY NOTE   5.125  6/30/08  5.052 Aaa  AAA   15,000,000.00   100.44900 2  15,0 13,246.49  15,067,350.00       54,103.51 
 56657 912828FM U S TREASURY NOTE   5.000  7/31/08  5.046 Aaa  AAA   15,000,000.00   100.34000 2  14,9 90,584.38  15,051,000.00       60,415.62 
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    4.094           105,000,000.00               104,9 93,509.80 104,924,850.00      -68,659.80 
  
    4 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES &  BONDS      (TYPE   12) 
  
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    5.196            1777000000.00                1776 373863.96  1776305180.25      -68,683.99 
  
    9 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 


